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DAILY POSITION REPORT
As of As of October 30, 2000

Bt U - Commed p— ]{E"&ﬂ l—%"‘:}
Unit - Commedity Groap {_ Naope T Lami ] 1-Dey Lims [ Tetey 13 DeyRoumg T oD I YTD :
ENRON NORTH AMERICA [ssesal  saepaml 8RS 51,099,194
GAS TRADING 29.2 300Bcf || (1453) 350Bef | | 526,543 ]| s60,000 |* (59,728)]  (526,576) 55,658 $5,658 $717,272
UNITED STATES 18.% 150.7) 313,340 9317 {21.287) 3,470 3470 633,308
CANADA 10.7 .7 310,336 (41 (5,289 {2,811) {2,811) 33,963
POWER TRADING 54.5 ooMiMWH [ 73 [ 2smamwhH | [ ‘s26161 ][ s50000 ]* 55,990 (58,797)] (532,973} {$32973)] . 5487.723
EAST TRADING (e6) 313,625 (3,329 (2,573 {19,367), {19,367 63,103
WEST TRADING 121 $22. 728 9318 (6,224) (13,606) (13.609 394,099
CANADA TRADING 5.8 316,699 0 [ 0 0 (1.479)
[ cross cOMMODITY TRADING ] [ssml ss00 | | 535 | 670y (s2239]. " (s2.239)] $3,829 |
[ oTHER ] | 50 [ sof - (so20m)]  (so2om] (s584,629)
ENRON EUROPE [issaan] s ool (s1o9snl . qs10857)] . 5397385 ]
[__ENRONMETALS J [ 82,168 | 375,000 Metic Tous | [ (631,099) [ so0000 Mo Tons | [ 55933 )[ 58000 | | 5217 ] (s9a59)] - (524966)]  (524.966)] 8,828 |
EUROPEAN TRADING $14233 . 85363 | (s12,375)]  s10288 $10,258 $350,889
EUROPEAN GAS ** (11.9) 260 Befl 30.4 90 Bel $54% 37,500 1,189 2,910 12,991 12,991 (20,166) ]
UK ELECTRICITY ** {46.6) 63 Mil MWH 4.3 15 Mil MWH 314,668 315,300 3,463 (5,683) 4,675 4,675 202,139
CONTINENTAL ELECTRICITY 16.2 20 Mit MWH $7 20 Mil MWH 31,662 34.000 1,516 {5.253) (4,394) (4,394) 41,508
NORDIC ELECTRICITY 8.8 20 Mst MWH 27 20 Mil MWH 3n,m 35,000 (688) (1,121 (I.ZZ_O) {1,220) 8,541
STRUCTURED DERIVATIVES (18) 294 (2,741) (2,741) 61,171
ENRON CREDIT [T sess [ sioomil [ s87 ][ si000 | (14) 1) 1.038 1.038 3.065
DEBT TRADING s | $250 Mil { 32 i{ s2000 | (54) 13 (16) (416) 1,451
OTHER 24 {1.50%) 322 322 53,130
[ EEs EuROPE ] [ ($259)] (s26)]  s3s4]  s3sa] $37,669 |
ENRON GLOBAL MARKETS Ciasassml o218 i3] oras) - 236949
GLOBAL PRODUCTS .9 12smilBBLWTE [ &7 | ismuBBLwrm | sson7il sso00 |* (3.571) {10.062) (22.685) (22,685) 14.776
WEATHER 2.6 $100 Mi) 31,388 $3,000 (530) (1.010) {424) (424) 12,473
COAL TRADING 32 15 Mil Tons [ w9 T isMitToms s1620 || 84,000 (1.387) (2.20%) 1,737 1,737 14234
EMISSIONS ALLOWANCES {0.9) 1 Mit Creduts [ 0.0 l 1 Mil Credits 5749 $3.000 39 139 474 471 (1.3%6)
FINANCIAL TRADING $1,890 54,198 519,467 $19.467 $196,853
US DRIFT 1,634 4.086 20,321 20,321 114.179
/. X DRIFT 48 1.034 1.490 1,490 20.236
FQUITY TRADING (86.4) $100 Mil s896 || $6.000 180 (1.277)) 2,612) (2.612) 55,344
SOFT COMMODITIES TRADING T7.0 2000 Contracts 7.0 2000 Contracis $383 3750 (V)] 36 40 40 (16)
IRAIN TRADING 10.0 1000 Contyacts 10.¢ 1000 Contrscis 37 3500 [ 3 56 56 25
1 MEAT TRADING {40.0) 1000 Contrects {40.9) 1000 Contracts “L $730 {5) 10y (33) 33) {435)
[ FN/7INT RATE TRADING $37.6 $100 Mil 3341 $3,000 44 323 205 208 7.131
345,267 $100000/bp
ENRON INDUSTRIAL MARKETS sse{ sl oser T Usek ] s3n881 )
PULP & PAPER 165,217 300,000 Metnc Tons 100,114 300,000 Metric Tons 5880 $3.000 9t (.165) 0 {10 31,851
LUMBER 3.849) 22,000 MBF ) 22,000 MBF sis $250 7 50 ) 7] (260)]
STEEL TRADING (650) 100,000 Net Tons €50) 200,000 Net Tons 52| s1L000 (12) (10) (10) (10) (10}
ENRON SOUTH AMERICA H csol o osiaer] o oserl o se1 T s10871 )
SOUTHERN CONE GAS TRADING [T ] 35 Bef {IETI | 20 Bef ] | sase }[ s2000 |} (34) 660 323) (323 13,607
SOUTHERN CONE POWER TRADING L oo | asmimwn_ Il oo | ssmumwn | | sass || ss.000 | (23) (44) [} %) (1,419)
SOUTHERN CONE CRUDE TRADING 57 652 1,018 1,013 (1.317)
ENRON ASIA, AFRICA Leiirsie i sa f 826 fi 4,63
[ AUSTRALIA POWER TRADING W ey [ smemwn ) w1 [ emumwn ] [ $309 ” $3,000 | [ 19 | a1 ] 526 | 526 | 4635 |
ENRON BROADBAND SERVICES Coiseml - gyl
[ BANDWIDTH TRADING (400.9) LA-NY TDM DS} (6).4) LA-NY TDM DS3 $1% $2,000 (60) 313) (1,305) _{1,30%) {12,633)
ADVERTISING TRADING 7.8 782 CPP 1.0 782 CPP . $2 $1,000 [} 0 [\ [ 0
ENRON ENERGY SERVICES s467¢ ][ ss000 |+ [ o 5760.88
[ GAS TRADING 0 @y | Bef 72 Bef 10 5353 { 1629 | 5976 | 12,524 | 12,524 | 35,172 |
L PUWER TRADING 10wy | MiltMWH |y | MIlMWH | [ saem i 1,192 | 2950 | 4399 | 4393 | 225411 |
CROSS PORTFOLIO DIVERSIFICATION EFFECT
TOTAL TRADING [ s1maisioooo0]s [0 Tsoas [ (s58249)1 (s3e,a8)] (s34428)[° 52,028,565 ]
[ ORIGINATIONS $67 $1,046 52,597 $2,597 $44,793
{ U, 67 1,046 2597 2,397 45,012
[ INTERNATIONAL 0 0 0 0 (219
TOTAL TRADING with ORIGINATIONS Lo (ss7204)] - (sa1,8300] -
[__MERCHANT PORTFOLIO ] [Csnema ] [ (511,049 (544,769)] (5133,558)] (5133,588) $15,119
[__caPiTAL PORTFOLIO ][ _ses |  s300.0Mi [ so ][ siwoo00] [ $0.] 50 | 50| so |

1L P&L

. Includes Divernification Effect
**  Includes J-Block Portfolio sctivity.

(A)  Pending calculation of NP1
(DY Pomuion am lumit represent maximum exposure
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[ —__ Fouiwn B { Vb wi- TRk 1 [ ~FaL 5o
Buinsw Ush . Commadity Gravp L NetOpen | 1 1-Osy Ut Todey ] SDeyrelioy | MTD T QD 1 YTE
[MERCHANT PORTFOLIO [ 24720 ] st - (sa4,7709] . (s133,558)  (s133 5881 - 151%,1193)
ENRON NORTH AMERICA, Net Fair Value 1,0735 s19 | (8025 (529178 (s1o.718)] . sersm
CANADA 42.1 1Y 122 1.326 1.326 7,082
DOWNSTREAM 0.0 B N R N 226)
EAST ORIGINATIONS 0.0 - . . R
ENERGY CAPITAL RESOURCES 99 {3) Qanr (102)] {102): 4178
GAS ASSETS 103 - - % % 41
GENERATION EAST 294 3,553 3,553 61.538
GENERATION WEST 4 B - . 192N
IGUANA 00 - B . - 93
PAPER 157 - - - - (10.498)]
PORYFOLIO 4290 {129) (3.352) (25.912)) (25.972) {209.442)|
PRINCIPAL INVESTING 67.5 19 (757) (2,778) {2.779) 106,934
SPECIAL ASSETS - PERFORMING 326 (26) 406 (386} (336)/ 137.126
SPECIAL ASSETS - NON-PERFORMING 106 - @A) 8008 (5006 (48 483)
TREASURY 3.1 - - ‘} - (15.437)
WEST ORIGINATIONS 29 - - -] . .

ENRON EUROPE, Net Fair Value 47.8 $298 $295 1,76% 1,769 28,346

PUBLIC 186 298 295 1.76% 1.769 {1,704}
PRIVATE 292 - - - 29.810

HEDGES 0.0 - 29

STRUCTURED CREDIT 0.0 . . , .

ENRON CALME, Net Fair Value 336.3 . . . . .
PUBLIC 156 1 . - - .
PRIVATE 1802 - .
CONVERTIBLE PRIVATE 00 - - .
STRUCTURED CREDIT 00 - . -

ENRON ASIA PACIFIC, Net Fair Value 129.6 B »_~ . - :
PRIVATE 1270 - - -
STRUCTURED CREDIT 26 - - -

ENRON INDIA, Net Fair Value J we | | -] 1 -] 56 |
PUBLIC ¥ 00 | { -] | | - 1 %]

ENRON NA INT'L, Net Fair Value 1.2 - - - - -
PUBLIC 00 - -

PRIVATE 1.2 - -
CONVERTIBLE PRIVATE 00 - - - .
STRUCTUKED CREDIT 00 - . -

ENRON CAPITAL MGMT, Net Fair Veiue (A} 189.9 5248 {0 {S1L812)] 0 (S1,063) ] {81,063 $34,081
SLP PUBLIC EQUITY 64.9 247 (1.762) (1.508). (1.508) 23.976
NONSLP PUBLIC EQUITY 0.0 - - - .
SLP PRIVATE EQUITY 1070 - 4041
SLP CONVERTIBLE PREFERRED/DEBT X , o
SLP WARRANTS 00 - - - -
SLP WARRANTS PUBLIC 00 - - ] - .88
SLP CANADIAN PUBLIC EQUITY 33 (2) (30) 445 445 456
SLP PRIVATE EQUITY PARTNERSHIPS 00 - - - {156))
NON SLP PRIVATE EQUITY PARTNERSHIFS 00 . . X .
SLP STRUCTURED CREDIT 145 - - - )
SLP - PORTFOLIO INSURANCE 00 - - - -

ENRON CORP I G ) f (5315)] (5943)] 811,52 - (S11,510)] (S138,425)|
ruaLIc i 23 | l (| (943)] (520 1.520)] (138.425)]

ENRON BROADBAND SERVICES, INC. 61.0 :$398 31,882 [ 32,449 | 52,449 (0 187,734
rUBLIC 34 398 1882 2.449 2.449 166,734
PRIVATE 553 - - . (9.000),
WARRANTS 00 - - - - -

ENRON NET WORKS 153 $0. 80 <o (5420 ($420) $1.314]
PRIVATE 10 - B - - -
PRIVATE EQUITY PARTNERSHIPS 43 - (420) (420) 814

ENRON GLOBAL MARKETS 365 $6 5272 $343 3348 | . ($7,264)
TOTAL RETURN SWAP ©.1) X . . 5 619
ACCRUAL INCOME 00 - - . {2)
PRIVATE 317 - 262 262 262 (3.069)/
STRUCTURED CREDIT 49 -6 gy 35| s ] SIRLLE

ENRON RAPTOR 1 578.7 ($11,751)]  (536,438)]  (595345)] (595,345)| (5154,083
US PUBLIC 335 (5.827) (5.354) (34.271) (34271) (21,298
US PRIVATE 151.4 N . N - .
CONVERTIBLE - PRIVATE 87 - . - - .
WARRANTS - PAIVATE 319 R )

WARRANTS - PUBLIC 1 Qa9 (712) 712) 393
CANADUN - PUBLIC 14 ) 328 328 202
CANADIAN - PRIVATE ¥ . . 5 . .
PRIVATE EQUITY PARTNERSHIPS 672 . _ _ _ .
US STRUCTURED CREDIT-800K 1307 - i 1 191
US STRUCTURED CREDIT-MTH 00 5 B B

EGF SLP - US STRUCTURED CREDIT 03 . . . . N
EGF SLP - PRIVATE EQUITY PARTNERSHIPS 79 - , B . -
EGF SLP_ CANADIAN PUBLIC 09 ) ) 198 198 122
EGF SLP- US PURLIC . (50) (428) 610 1) 263
EGF SLP - WARRANTS PUBLIC 01 9 (15) D (12) 18
ERS PUBLIC a7 (5.877) (30.616) (60.275) (60.275) (131.945)
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